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SUBJECT: REPORT OF INVESTMENTS FOR THE MONTH OF FEBRUARY 2020

The Report of Investments for the month of February 2020 has been compiled pursuant to
the California Government Code, and the Treasurer and Tax Collector’s Investment Policy.

All investments made during the month of February 2020 were in accordance with the
California Government Code and conform to the Treasurer and Tax Collector’s Investment

Policy.

The attached Schedules A and B summarize important Treasury Pool information. You

will find the complete monthly Report of Investments at the following link:

https://ttc.lacounty.gov/monthly-reports/

Should you have any questions, please contact me directly or your staff may contact
Ms. Nai-len Ishikawa, Assistant Treasurer and Tax Collector, of my staff at (213) 974-2139

or nishikawa@ttc.lacounty.gov.
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POOLED SURPLUS AND SPECIFIC PURPOSE INVESTMENTS
AS OF FEBRUARY 29, 2020

SCHEDULE Al

The following is a summary of the credit quality distribution and concentration of credit risk by
investment type as a percentage of each portfolio’s cost at February 29, 2020:

S&P Moody's Fitch % of Portfolio

PSI
Commercial Paper A-1+ P-1 F1 28.54%
Corporate and Deposit Notes - - - 0.00%
AA- Aa3 A+ 0.31%
Los Angeles County Securities AA+ Aal AA+ 0.17%
Negotiable Certificates of Deposit A-1 P-1 F1 10.02%
U.S. Agency Securities AA+ Aaa AAA 57.74%
U.S. Treasury Securities:
U.S. Treasury Notes AA+ Aaa AAA 0.30%
U.S. Treasury Bills AA+ Aaa AAA 2.92%
~100.00%
SPI
Local Agency Investment Fund Not Rated Not Rated Not Rated 36.00%
Commercial Paper - - - 0.00%
Corporate and Deposit Notes - - - 0.00%
Mortgage Trust Deeds - - - 0.00%
Los Angeles County Securities AA+ Aal AA 2.95%
Negotiable Certificates of Deposit A-1+ P-1 F1+ 16.80%
U.S. Agency Securities AA+ Aaa AAA 44.25%
U.S. Treasury Securities:
U.S. Treasury Bills - - - 0.00%

100.00%














































































Los Angeles County Treasurer
Comparison of Investment Cost to Market Value

As of February 29, 2020
Attachment IX

POOLED SPECIFIC PURPOSE

Amortized Market Mkt Value Amortized Market Mkt Value

SECURITY TYPE Cost Value Difference Cost Value Difference
Collateralized CD's $0.00 $0.00 $0.00 $0.00 $0.00 $0.00
Negotiable CD's 3,250,013,145.48 3,251,383,500.00 $1,370,354.52 20,000,000.00 20,046,800.00 $46,800.00
Euro CD's 0.00 $0.00 $0.00 0.00 0.00 $0.00
Bankers Acceptances 0.00 $0.00 $0.00 0.00 0.00 $0.00
Commercial Paper 9,254,543,175.46 9,254,071,395.04 ($471,780.42) 0.00 0.00 $0.00
Governments 1,045,769,613.07 1,048,050,500.00 $2,280,886.93 0.00 0.00 $0.00
Agencies 18,721,820,624.36 18,795,483,806.81 $73,663,182.45 52,685,601.41 55,894,286.34 $3,208,684.93
Municipals 55,000,000.00 55,000,000.00 $0.00 3,510,000.00 3,510,000.00 $0.00
Corp. & Deposit Notes 101,858,741.73 102,847,339.20 $988,597.47 0.00 0.00 $0.00
Repurchase Agreements 0.00 0.00 $0.00 0.00 0.00 $0.00
Asset Backed 0.00 0.00 0.00 0.00 0.00 $0.00
Other 0.00 0.00 0.00 42,866,815.90 42,866,815.90 $0.00
TOTAL $32.429,005,300.10 $32.506.836,541.05 $77.831.240.95 $119.062,417.31 $122.317.902.24 $3,255,484.93

Market Pricing Policies and Source:

The Pooled Surplus Investment Portfolio (PSI) is market priced monthly using Citibank Valuation Total Report month-end prices. Securities not
actively traded, and therefore may not have a month-end price quoted in the Citibank Valuation Total Report, are priced in accordance with industry
pricing standards and are shown on Attachment IXa. Bond Anticipation Notes are private placements not actively traded, are not included in the
Citibank Valuation Total Report. Accordingly, market value is priced at Cost. Such non-traded securities make up 0.17% of the PSI Portfolio.




Los Angeles County Treasurer
Market Pricing Exceptions

As of February 29, 2020
Attachment IXa

There were no Market Pricing Exceptions



Los Angeles County Treasurer

Treasurer Portfolio Compared to Market Value
For the Period: February 1, 2020 to February 29, 2020

Fund : Pooled Surplus Investments

Attachment X

SecID

Description

Face
Rate

Maturity
Date

Par

Amortized Cost

Market Value

NTRD-PSI NON-TRADING

100680
100817
100818
101152
101154
101156
101159
101210
101277
101295
101296
101300
101324
101325
101349
101354
101356
101400
101408
101410
101411
101412
101413
101424
101448
101449
101454
101459
101475
101476
101477
101553
101567
101571
101573
101597
101603
101608
101609
101611
101618
101750
101829
101840
101847
101858
101891
101922
101924

FFCB 1.62 (CALLABLE
FFCB 1.65 (CALLABLE
FFCB 1.65 (CALLABLE
FFCB 1.62 (CALLABLE
FFCB 1.40 (CALLABLE
FFCB 1.62 (CALLABLE
FFCB 1.40 (CALLABLE
FFCB 1.40 (CALLABLE
FFCB 1.68 (CALLABLE
FFCB 1.40 (CALLABLE
FFCB 1.40 (CALLABLE
FFCB 1.40 (CALLABLE
FFCB 1.68 (CALLABLE
FFCB 1.68 (CALLABLE
FFCB 1.62 (CALLABLE
FFCB 1.62 (CALLABLE
FFCB 1.68 (CALLABLE
FFCB 1.62 (CALLABLE
FFCB 1.42 (CALLABLE
FFCB 1.42 (CALLABLE
FFCB 1.42 (CALLABLE
FFCB 1.42 (CALLABLE
FFCB 1.42 (CALLABLE
FFCB 1.40 (CALLABLE
FFCB 1.70 (CALLABLE
FFCB 1.70 (CALLABLE
FFCB 1.62 (CALLABLE
FFCB 1.68 (CALLABLE
FFCB 1.47 (CALLABLE
FFCB 1.47 (CALLABLE
FFCB 1.47 (CALLABLE
FFCB 1.47 (CALLABLE
FFCB 1.47 (CALLABLE
FFCB 1.47 (CALLABLE
FFCB 1.47 (CALLABLE
FFCB 1.55 (CALLABLE
FFCB 1.55 (CALLABLE
FFCB 1.58 (CALLABLE
FFCB 1.58 (CALLABLE
FFCB 1.58 (CALLABLE
FFCB 1.58 (CALLABLE
FFCB 1.52 (CALLABLE
FFCB 1.40 (CALLABLE
FFCB 1.55 (CALLABLE
FFCB 1.55 (CALLABLE
FFCB 1.54 (CALLABLE
FFCB 1.40 (CALLABLE
FFCB 1.47 (CALLABLE
FFCB 1.42 (CALLABLE

1.6200
1.6500
1.6500
1.6200
1.4000
1.6200
1.4000
1.4000
1.6800
1.4000
1.4000
1.4000
1.6800
1.6800
1.6200
1.6200
1.6800
1.6200
1.4200
1.4200
1.4200
1.4200
1.4200
1.4000
1.7000
1.7000
1.6200
1.6800
1.4700
1.4700
1.4700
1.4700
1.4700
1.4700
1.4700
1.5500
1.5500
1.5800
1.5800
1.5800
1.5800
1.5200
1.4000
1.5500
1.5500
1.5400
1.4000
1.4700
1.4200

02/17/21
03/01/21
03/01/21
04/12/21
04/07/20
04/12/21
04/07/20
04/07/20
04/12/21
04/13/20
04/13/20
04/13/20
04/12/21
04/12/21
04/20/21
04/20/21
04/12/21
04/20/21
04/27/20
04/27/20
04/27/20
04/27/20
04/27/20
04/13/20
05/03/21
05/03/21
04/20/21
04/05/21
05/04/20
05/04/20
05/04/20
08/17/20
08/17/20
08/17/20
08/17/20
05/17/21
05/17/21
02/17/21
02/17/21
02/17/21
02/17/21
06/08/20
03/16/20
12/21/20
12/21/20
12/14/20
03/16/20
06/29/20
06/29/20

50,000,000.00
12,390,000.00
19,410,000.00
50,000,000.00
50,000,000.00
25,000,000.00
50,000,000.00
50,000,000.00
25,000,000.00
25,000,000.00
25,000,000.00
50,000,000.00
33,600,000.00
35,500,000.00
50,000,000.00
25,000,000.00
26,440,000.00
30,000,000.00
25,000,000.00
10,900,000.00
25,000,000.00
25,000,000.00
25,000,000.00
46,645,000.00
25,000,000.00
25,000,000.00
20,710,000.00
25,000,000.00
50,000,000.00
25,000,000.00
25,000,000.00
40,000,000.00
27,000,000.00
25,000,000.00
30,000,000.00
45,650,000.00
25,000,000.00
25,000,000.00
25,000,000.00
25,000,000.00
30,000,000.00
25,000,000.00
49,000,000.00
25,000,000.00
33,000,000.00

9,000,000.00
41,500,000.00
50,000,000.00
25,000,000.00

49,990,328.77
12,388,761.65
19,408,060.07
50,000,000.00
50,000,000.00
25,000,000.00
49,999,366.87
50,000,000.00
24,994,427.71
25,000,000.00
25,000,000.00
50,000,000.00
33,593,998.79
35,490,092.90
49,990,909.08
24,994,318.18
26,434,087.31
29,991,131.52
25,000,000.00
10,900,000.00
25,000,000.00
25,000,000.00
25,000,000.00
46,642,231.56
24,994,140.19
24,994,140.19
20,698,155.14
24,989,994.45
50,000,000.00
25,000,000.00
25,000,000.00
40,000,000.00
26,998,812.21
24,997,277.71
29,996,537.23
45,644,468.94
24,990,922.82
24,993,645.60
24,994,557.48
24,994,560.65
29,993,591.05
25,000,000.00
48,999,731.55
25,000,000.00
32,994,067.63

9,000,000.00
41,499,908.79
50,000,000.00
25,000,000.00

50,001,500.00
12,390,371.70
19,410,582.30
50,001,500.00
50,000,500.00
25,000,750.00
50,000,500.00
50,000,500.00
25,000,750.00
25,000,000.00
25,000,000.00
50,000,000.00
33,601,008.00
35,501,065.00
50,001,000.00
25,000,500.00
26,440,793.20
30,000,600.00
25,000,250.00
10,900,109.00
25,000,250.00
25,000,250.00
25,000,250.00
46,645,000.00
25,001,000.00
25,001,000.00
20,710,414.20
25,000,750.00
50,000,500.00
25,000,250.00
25,000,250.00
40,000,800.00
27,000,540.00
25,000,500.00
30,000,600.00
45,650,913.00
25,000,500.00
25,000,500.00
25,000,500.00
25,000,500.00
30,000,600.00
25,000,500.00
49,000,980.00
25,000,500.00
33,000,660.00

9,000,180.00
41,500,830.00
50,001,000.00
25,000,500.00



Los Angeles County Treasurer

Treasurer Portfolio Compared to Market Value
For the Period: February 1, 2020 to February 29, 2020

Fund : Pooled Surplus Investments

Attachment X
SecID Description Face  Maturity Par Amortized Cost Market Value
Rate Date

101927 FFCB 1.42 (CALLABLE 1.4200 06/29/20 25,000,000.00 25,000,000.00 25,000,500.00
101934 FFCB 1.62 (CALLABLE 1.6200 06/14/21 50,000,000.00 50,000,000.00 50,001,000.00
101935 FFCB 1.47 (CALLABLE 1.4700 06/29/20 25,000,000.00 25,000,000.00 25,000,500.00
101937 FFCB 1.42 (CALLABLE 1.4200 06/29/20 17,730,000.00 17,730,000.00 17,730,354.60
101939 FFCB 1.42 (CALLABLE 1.4200 06/29/20 25,000,000.00 25,000,000.00 25,000,500.00
102087 FFCB 1.19 (CALLABLE 1.1900 07/13/20 27,800,000.00 27,796,175.36 27,800,000.00
102186 FFCB 1.50 (CALLABLE 1.5000 07/28/21 50,000,000.00 50,000,000.00 50,001,000.00
102187 FFCB 1.50 (CALLABLE 1.5000 07/28/21 25,000,000.00 25,000,000.00 25,000,500.00
102188 FFCB 1.50 (CALLABLE 1.5000 07/28/21 35,000,000.00 35,000,000.00 35,000,700.00
102215 FFCB 1.68 (CALLABLE 1.6800 08/16/21 28,075,000.00 28,074,594.66 28,075,561.50
102407 FFCB 1.46 (CALLABLE 1.4600 09/01/21 25,000,000.00 24,996,241.78 25,000,500.00
102416 FFCB 1.44 (CALLABLE 1.4400 08/16/21 32,120,000.00 32,112,917.85 32,120,642.40
102431 FFCB 1.46 (CALLABLE 1.4600 09/01/21 25,000,000.00 24,992,086.07 25,000,500.00
102475 FFCB 1.54 (CALLABLE 1.5400 09/08/21 25,000,000.00 25,000,000.00 25,000,750.00
102476 FFCB 1.54 (CALLABLE 1.5400 09/08/21 25,000,000.00 25,000,000.00 25,000,750.00
102477 FFCB 1.54 (CALLABLE 1.5400 09/08/21 25,000,000.00 25,000,000.00 25,000,750.00
102479 FFCB 1.54 (CALLABLE 1.5400 09/08/21 25,000,000.00 25,000,000.00 25,000,750.00
102514 FFCB 1.46 (CALLABLE 1.4600 09/01/21 25,000,000.00 24,992,438.02 25,000,500.00
102522 FFCB 1.46 (CALLABLE 1.4600 09/01/21 11,175,000.00 11,168,224.68 11,175,223.50
102633 FFCB 1.35 (CALLABLE 1.3500 09/21/20 23,165,000.00 23,164,512.81 23,165,463.30
102653 FFCB 1.35 (CALLABLE 1.3500 09/21/20 32,080,000.00 32,079,324.86 32,080,641.60
102666 FFCB 1.42 (CALLABLE 1.4200 10/04/21 50,000,000.00 49,992,027.44 50,001,000.00
102708 FFCB 1.34 (CALLABLE 1.3400 10/13/20 50,000,000.00 49,995,359.35 50,001,000.00
102756 FFCB 1.54 (CALLABLE 1.5400 10/12/21 43,000,000.00 42,979,147.97 43,001,290.00
102806 FFCB 1.52 (CALLABLE 1.5200 10/25/21 50,000,000.00 50,000,000.00 50,001,000.00
102809 FFCB 1.33 (CALLABLE 1.3300 10/26/20 25,000,000.00 25,000,000.00 25,000,500.00
102814 FFCB 1.33 (CALLABLE 1.3300 10/26/20 25,000,000.00 24,997,955.16 25,000,500.00
102831 FFCB 1.52 (CALLABLE 1.5200 10/25/21 50,000,000.00 49,996,695.86 50,001,000.00
102832 FFCB 1.52 (CALLABLE 1.5200 10/25/21 22,765,000.00 22,763,495.62 22,765,455.30
102850 FFCB 1.54 (CALLABLE 1.5400 10/12/21 50,000,000.00 50,000,000.00 50,001,500.00
102851 FFCB 1.54 (CALLABLE 1.5400 10/12/21 2,275,000.00 2,275,000.00 2,275,068.25
102926 FFCB 1.35 (CALLABLE 1.3500 11/02/20 25,000,000.00 24,991,581.12 25,000,250.00
103109 FFCB 1.62 (CALLABLE 1.6200 06/14/21 39,040,000.00 38,970,873.99 39,040,780.80
103115 FFCB 1.66 (CALLABLE 1.6600 05/25/21 25,000,000.00 24,967,876.75 25,000,750.00
103222 FFCB 2.01 2.0100 12/08/21 50,000,000.00 50,000,000.00 50,925,000.00
107431 FFCB 2.625 2.6250 04/04/22 34,000,000.00 34,000,000.00 35,206,320.00
110153 FFCB 2.55 2.5500 03/11/21 25,000,000.00 24,988,457.56 25,366,250.00
110182 FFCB 2.65 (CALLABLE 2.6500 03/18/22 21,500,000.00 21,500,000.00 21,513,975.00
110253 FFCB 2.52 (CALLABLE 2.5200 03/26/21 25,000,000.00 25,000,000.00 25,023,500.00
110254 FFCB 2.52 (CALLABLE 2.5200 03/26/21 25,000,000.00 25,000,000.00 25,023,500.00
110255 FFCB 2.52 (CALLABLE 2.5200 03/26/21 25,000,000.00 25,000,000.00 25,023,500.00
110419 FFCB 2.44 (CALLABLE 2.4400 04/09/21 25,000,000.00 25,000,000.00 25,033,250.00
110462 FFCB 2.67 (CALLABLE 2.6700 04/17/23 25,000,000.00 25,000,000.00 25,044,500.00
110490 FFCB 2.44 (CALLABLE 2.4400 04/09/21 50,000,000.00 49,993,091.67 50,066,500.00
110491 FFCB 2.44 (CALLABLE 2.4400 04/09/21 4,025,000.00 4,024,443.87 4,030,353.25
110652 FFCB 2.44 (CALLABLE 2.4400 04/09/21 42,055,000.00 42,055,000.00 42,110,933.15
110731 FFCB2.31 2.3100 05/13/24 50,000,000.00 50,000,000.00 52,709,000.00
110757 FFCB2.25 2.2500 05/16/22 50,000,000.00 49,944,844.89 51,466,500.00
110795 FFCB 2.30 2.3000 05/15/23 50,000,000.00 50,091,378.70 52,131,000.00
110827 FFCB2.20 2.2000 11/23/22 24,700,000.00 24,696,729.35 25,541,035.00



Los Angeles County Treasurer

Treasurer Portfolio Compared to Market Value
For the Period: February 1, 2020 to February 29, 2020

Fund : Pooled Surplus Investments

Attachment X
SecID Description Face  Maturity Par Amortized Cost Market Value
Rate Date

110842 FFCB 2.62 (CALLABLE 2.6200 05/28/24 25,000,000.00 25,000,000.00 25,093,250.00
110861 FFCB 2.36 (CALLABLE 2.3600 05/28/21 50,000,000.00 50,000,000.00 50,144,500.00
110862 FFCB 2.43 (CALLABLE 2.4300 06/03/22 50,000,000.00 49,984,963.50 50,145,000.00
110881 FFCB 2.32 2.3200 08/28/24 50,000,000.00 50,245,123.31 52,889,500.00
110882 FFCB 2.32 2.3200 08/28/24 18,000,000.00 18,088,244.39 19,040,220.00
110983 FFCB 2.40 (CALLALBL 2.4000 06/19/23 25,000,000.00 25,000,000.00 25,088,750.00
110997 FFCB 2.22 (CALLABLE 2.2200 06/21/24 23,500,000.00 23,500,000.00 23,770,955.00
110998 FFCB 2.22 (CALLABLE 2.2200 06/21/24 25,000,000.00 25,000,000.00 25,288,250.00
111012 FFCB 2.22 (CALLABLE 2.2200 06/21/24 13,000,000.00 13,000,000.00 13,149,890.00
111013 FFCB 2.22 (CALLABLE 2.2200 06/21/24 25,000,000.00 25,000,000.00 25,288,250.00
111239 FFCB 2.20 (CALLABLE 2.2000 07/24/23 25,000,000.00 25,000,000.00 25,112,750.00
111240 FFCB 2.20 (CALLABLE 2.2000 07/24/23 25,000,000.00 25,000,000.00 25,112,750.00
111255 FFCB 2.45 (CALLABLE 2.4500 07/23/25 29,664,000.00 29,664,000.00 29,763,077.76
111270 FFCB 2.24 (CALLALBL 2.2400 07/30/24 25,000,000.00 25,000,000.00 25,078,750.00
111271 FFCB 2.24 (CALLABLE 2.2400 07/30/24 25,000,000.00 25,000,000.00 25,078,750.00
111272 FFCB 2.24 (CALLABLE 2.2400 07/30/24 25,000,000.00 25,000,000.00 25,078,750.00
111273 FFCB 2.24 (CALLABLE 2.2400 07/30/24 25,000,000.00 25,000,000.00 25,078,750.00
111353 FFCB 2.26 (CALLABLE 2.2600 08/12/25 20,200,000.00 20,200,000.00 20,251,914.00
111362 FFCB 2.12 (CALLABLE 2.1200 08/12/24 25,000,000.00 25,000,000.00 25,043,500.00
111374 FFCB 2.12 (CALLABLE 2.1200 08/12/24 9,500,000.00 9,500,000.00 9,516,530.00
111409 FFCB 2.17 (CALLABLE 2.1700 08/19/25 25,000,000.00 25,000,000.00 25,063,000.00
111410 FFCB 2.17 (CALLABLE 2.1700 08/19/25 25,000,000.00 25,000,000.00 25,063,000.00
111466 FFCB 2.06 (CALLABLE 2.0600 08/13/24 25,000,000.00 25,000,000.00 25,052,750.00
111475 FFCB 2.06 (CALLABLE 2.0600 08/13/24 32,000,000.00 32,000,000.00 32,067,520.00
111525 FFCB 2.00 (CALLABLE 2.0000 09/03/24 25,000,000.00 25,000,000.00 25,085,500.00
111526 FFCB 2.00 (CALLABLE 2.0000 09/03/24 25,000,000.00 25,000,000.00 25,085,500.00
111534 FFCB 2.06 (CALLABLE 2.0600 08/13/24 18,960,000.00 18,959,146.01 19,000,005.60
111573 FFCB 2.00 (CALLABLE 2.0000 09/03/24 25,000,000.00 25,000,000.00 25,085,500.00
111801 FFCB 2.23 (CALLABLE 2.2300 10/15/26 50,000,000.00 50,000,000.00 50,210,000.00
111881 FFCB 2.20 (CALLABLE 2.2000 10/22/25 18,460,000.00 18,451,321.60 18,534,024.60
111882 FFCB 2.20 (CALLABLE 2.2000 10/22/25 50,000,000.00 49,976,472.60 50,200,500.00
112003 FFCB 1.96 (CALLABLE 1.9600 09/16/24 15,640,000.00 15,640,000.00 15,700,839.60
112113 FFCB 2.00 (CALLABLE 2.0000 09/03/24 26,670,000.00 26,663,728.51 26,761,211.40
112139 FFCB 2.05 (CALLABLE 2.0500 11/25/25 25,000,000.00 25,000,000.00 25,132,000.00
112140 FFCB 2.05 (CALLABLE 2.0500 11/25/25 25,000,000.00 25,000,000.00 25,132,000.00
112141 FFCB 2.05 (CALLABLE 2.0500 11/25/25 25,000,000.00 25,000,000.00 25,132,000.00
112142 FFCB 2.05 (CALLABLE 2.0500 11/25/25 25,000,000.00 25,000,000.00 25,132,000.00
112143 FFCB 2.05 (CALLABLE 2.0500 11/25/25 25,000,000.00 25,000,000.00 25,132,000.00
112144 FFCB 2.05 (CALLABLE 2.0500 11/25/25 23,800,000.00 23,800,000.00 23,925,664.00
112173 FFCB 2.05 (CALLABLE 2.0500 11/25/25 50,000,000.00 50,000,000.00 50,264,000.00
112174 FFCB 2.05 (CALLABLE 2.0500 11/25/25 25,000,000.00 25,000,000.00 25,132,000.00
112186 FFCB 2.05 (CALLABLE 2.0500 11/25/25 50,000,000.00 50,000,000.00 50,264,000.00
112187 FFCB 2.05 (CALLABLE 2.0500 11/25/25 50,000,000.00 50,000,000.00 50,264,000.00
112222 FFCB 2.14 (CALLABLE 2.1400 11/27/26 25,000,000.00 25,000,000.00 25,115,750.00
112223 FFCB 2.14 (CALLABLE 2.1400 11/27/26 27,160,000.00 27,160,000.00 27,285,750.80
112248 FFCB 2.00 (CALLABLE 2.0000 12/02/24 50,000,000.00 50,000,000.00 50,002,000.00
112249 FFCB 1.625 1.6250 12/03/24 50,000,000.00 49,942,922.82 51,422,000.00
112270 FFCB 1.95 (CALLABLE 1.9500 12/02/25 25,000,000.00 25,000,000.00 25,318,250.00
112377 FFCB 2.13 (CALLABLE 2.1300 12/09/26 50,000,000.00 49,927,434.50 50,245,500.00
112378 FFCB 2.13 (CALLABLE 2.1300 12/09/26 23,300,000.00 23,266,184.47 23,414,403.00
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112418 FFCB 1.97 (CALLABLE 1.9700 12/17/25 50,000,000.00 50,000,000.00 50,668,500.00
112419 FFCB 1.97 (CALLABLE 1.9700 12/17/25 50,000,000.00 50,000,000.00 50,668,500.00
112538 FFCB 1.66 1.6600 12/27/22 50,000,000.00 49,985,889.60 51,009,000.00
112539 FFCB 1.625 1.6250 12/27/21 50,000,000.00 49,977,222.98 50,616,000.00
112556 FFCB 2.04 (CALLABLE 2.0400 02/26/25 50,000,000.00 49,914,168.44 50,000,000.00
112557 FFCB 2.04 (CALLABLE 2.0400 02/26/25 5,722,000.00 5,712,177.44 5,722,000.00
112558 FFCB 1.82 1.8200 12/18/25 36.274,000.00 36.256.,403.04 37.708,273.96
112577 FFCB 2.10 (CALLABLE 2.1000 12/30/25 50,000,000.00 50,000,000.00 50,305,000.00
112596 FFCB 2.10 (CALLABLE 2.1000 12/30/25 50.000,000.00 50,000,000.00 50,305,000.00
112597 FFCB 2.10 (CALLABLE 2.1000 12/30/25 6,000,000.00 6,000,000.00 6,036,600.00
112604 FFCB 2.10 (CALLABLE 2.1000 12/30/25 40,000,000.00 40,000,000.00 40,244,000.00
112606 FFCB 2.07 (CALLABLE 2.0700 01/13/26 50,000,000.00 50,000,000.00 50,233,500.00
112607 FFCB 2.07 (CALLABLE 2.0700 01/13/26 50.000,000.00 50,000,000.00 50,233,500.00
112608 FFCB 2.07 (CALLABLE 2.0700 01/13/26 50,000,000.00 50,000,000.00 50,233,500.00
112609 FFCB 2.07 (CALLABLE 2.0700 01/13/26 50.000,000.00 50,000,000.00 50,233,500.00
112692 FFCB 2.03 (CALLABLE 2.0300 10/21/25 31,685,000.00 31,685,000.00 31,868,773.00
112701 FFCB 2.03 (CALLABLE 2.0300 04/21/25 50.000,000.00 50,000,000.00 50,043,000.00
112702 FFCB 2.03 (CALLABLE 2.0300 04/21/25 50,000,000.00 50,000,000.00 50,043,000.00
112734 FFCB 1.98 (CALLABLE 1.9800 01/27/26 50.000,000.00 50,000,000.00 50,584,500.00
112748 FFCB 2.02 (CALLABLE 2.0200 01/28/26 50,000,000.00 50,000,000.00 50,222,000.00
112749 FFCB 2.02 (CALLABLE 2.0200 01/28/26 50.000,000.00 50,000,000.00 50,222,000.00
112750 FFCB 2.02 (CALLABLE 2.0200 01/28/26 50,000,000.00 50,000,000.00 50,222,000.00
112780 FFCB 1.98 (CALLABLE 1.9800 01/27/26 30,000,000.00 29,995,565.75 30,350,700.00
112781 FFCB 1.98 (CALLABLE 1.9800 01/27/26 30,000,000.00 29,995,565.75 30,350,700.00
112797 FFCB 2.04 (CALLABLE 2.0400 02/03/27 25,000,000.00 25,000,000.00 25,093,250.00
112798 FFCB 2.00 (CALLABLE 2.0000 02/04/26 25,000,000.00 25,000,000.00 25,047,000.00
112799 FFCB 2.00 (CALLABLE 2.0000 02/04/26 25,000,000.00 25,000,000.00 25,047,000.00
112813 FFCB 2.00 (CALLABLE 2.0000 02/04/26 25,000,000.00 25,000,000.00 25,047,000.00
112980 FFCB 1.56 (CALLABLE 1.5600 02/28/22 50,000,000.00 50,000,000.00 50,040,000.00
FFCB TOTAL 5,760,785,000.00  5,760,414,236.14 _ 5,790,870,146.77
100765 FHLB 1.69 (CALLABLE 1.6900 02/26/21 6,000,000.00 5,999,642.76 6,000,060.00
100766 FHLB 1.69 (CALLABLE 1.6900 02/26/21 1,200,000.00 1,199,928.57 1,200,012.00
101232 FHLB 1.70 (CALLABLE 1.7000 04/26/21 34,500,000.00 34,496,818.29 34,501,380.00
101261 FHLB 1.55 (CALLABLE 1.5500 10/26/20 25,000,000.00 25,000,000.00 25,000,750.00
101316 FHLB 1.55 (CALLABLE 1.5500 10/26/20 50,000,000.00 49,996,363.37 50,001,500.00
101329 FHLB 1.70 (CALLABLE 1.7000 04/26/21 25,000,000.00 25,000,000.00 25,001,000.00
101892 FHLB 1.45 (CALLABLE 1.4500 06/15/20 31,200,000.00 31,200,000.00 31,200,624.00
101994 FHLB 1.50 (CALLABLE 1.5000 06/30/21 25,000,000.00 25,000,000.00 25,000,250.00
102008 FHLB 1.50 (CALLABLE 1.5000 06/30/21 29,000,000.00 29,000,000.00 29,000,290.00
102013 FHLB 1.50 (CALLABLE 1.5000 06/30/21 16,950,000.00 16,950,000.00 16,950,169.50
102039 FHLB 1.625 (CALLABL 1.6250 10/07/21 50,000,000.00 50,000,000.00 50,001,000.00
102075 FHLB 1.44 (CALLABLE 1.4400 07/19/21 29,695,000.00 29,692,946.86 29,695,890.85
102189 FHLB 1.50 (CALLABLE 1.5000 07/28/21 24,000,000.00 24,000,000.00 24,000,480.00
102427 FHLB 1.55 (CALLABLE 1.5500 09/01/21 25,000,000.00 24,992,483.57 25,000,500.00
102455 FHLB 1.56 (CALLABLE 1.5600 09/21/21 25,000,000.00 25,000,000.00 25,006,250.00
102651 FHLB 1.47 (CALLABLE 1.4700 09/30/21 41,500,000.00 41,500,000.00 41,500,830.00
102810 FHLB 1.55 (CALLABLE 1.5500 10/27/21 50,000,000.00 50,000,000.00 50,034,000.00
102821 FHLB 1.55 (CALLABLE 1.5500 10/26/21 17,500,000.00 17,500,000.00 17,500,525.00
102841 FHLB 1.375 (CALLABL 1.3750 10/26/20 25,000,000.00 25,000,000.00 25,000,500.00
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102843 FHLB 1.375 (CALLABL 1.3750 10/26/20 25,000,000.00 25,000,000.00 25,000,500.00
103007 FHLB 1.625 (CALLABL 1.6250 11/26/21 50,000,000.00 50,000,000.00 50,060,000.00
103223 FHLB 1.875 1.8750 11/29/21 50,000,000.00 49,921,301.65 50,812,000.00
103224 FHLB 1.875 1.8750 11/29/21 50,000,000.00 49,921,301.65 50,812,000.00
103225 FHLB 1.875 1.8750 11/29/21 25,000,000.00 24,960,650.82 25,406,000.00
103226 FHLB 1.875 1.8750 11/29/21 50,000,000.00 49,947,417.58 50,812,000.00
103227 FHLB 1.875 1.8750 11/29/21 50,000,000.00 49,947,417.58 50,812,000.00
109833 FHLB 2.94 (CALLABLE 2.9400 01/29/24 10,000,000.00 10,000,000.00 10,145,300.00
109859 FHLB 2.94 (CALLABLE 2.9400 01/29/24 15,000,000.00 14,991,195.91 15,217,950.00
110175 FHLB 2.375 2.3750 03/12/21 25,000,000.00 24,961,422.71 25,345,000.00
110199 FHLB 2.65 (CALLABLE 2.6500 03/25/22 25,000,000.00 25,000,000.00 25,024,000.00
110344 FHLB 2.625 (CALLABL 2.6250 04/15/24 12,800,000.00 12,800,000.00 12,818,688.00
110690 FHLB 2.375 2.3750 03/12/21 50,000,000.00 50,042,023.51 50,690,000.00
110692 FHLB 2.55 (CALLABLE 2.5500 05/06/22 26,000,000.00 26,000,000.00 26,062,140.00
110719 FHLB 2.55 (CALLABLE 2.5500 05/06/22 47,000,000.00 47,000,000.00 47,112,330.00
110849 FHLB 2.25 2.2500 06/11/21 45,000,000.00 44,991,594.00 45,714,150.00
111058 FHLB 2.42 (CALLABLE 2.4200 12/26/24 21,000,000.00 21,000,000.00 21,055,440.00
111071 FHLB 2.20 (CALLABLE 2.2000 06/26/24 25,000,000.00 25,000,000.00 25,060,750.00
111072 FHLB 2.20 (CALLABLE 2.2000 06/26/24 29,000,000.00 29,000,000.00 29,070,470.00
111074 FHLB 2.18 (CALLABLE 2.1800 06/26/23 30,825,000.00 30,825,000.00 30,900,213.00
111502 FHLB 2.20 (CALLABLE 2.2000 03/03/25 25,000,000.00 25,000,000.00 25,000,500.00
111785 FHLB 2.00 (CALLABLE 2.0000 10/17/24 20,000,000.00 20,000,000.00 20,015,000.00
111786 FHLB 2.00 (CALLABLE 2.0000 10/17/24 25,000,000.00 25,000,000.00 25,018,750.00
111819 FHLB 2.06 (CALLABLE 2.0600 10/29/24 50,000,000.00 50,000,000.00 50,068,000.00
111845 FHLB 2.00 (CALLABLE 2.0000 10/29/24 50,000,000.00 50,000,000.00 50,259,500.00
111846 FHLB 2.00 (CALLABLE 2.0000 10/29/24 25,000,000.00 25,000,000.00 25,129,750.00
111892 FHLB 2.00 (CALLABLE 2.0000 10/21/24 50,000,000.00 50,000,000.00 50,250,000.00
111905 FHLB 2.11 (CALLABLE 2.1100 11/05/24 50,000,000.00 50,000,000.00 50,078,500.00
111914 FHLB 2.125 (CALLABL 2.1250 10/28/24 50,000,000.00 50,000,000.00 50,071,500.00
111915 FHLB 2.125 (CALLABL 2.1250 10/28/24 50,000,000.00 50,000,000.00 50,071,500.00
111958 FHLB 2.00 (CALLABLE 2.0000 10/28/24 50,000,000.00 50,000,000.00 50,257,000.00
111959 FHLB 2.00 (CALLABLE 2.0000 10/28/24 50,000,000.00 50,000,000.00 50,257,000.00
111986 FHLB 2.13 (CALLABLE 2.1300 11/08/24 50,000,000.00 50,000,000.00 50,084,500.00
112128 FHLB 2.08 (CALLABLE 2.0800 11/25/26 50,000,000.00 50,000,000.00 50,850,500.00
112145 FHLB 2.08 (CALLABLE 2.0800 11/25/26 40,950,000.00 40,950,000.00 41,646,559.50
112225 FHLB 2.08 (CALLABLE 2.0800 12/09/25 50,000,000.00 50,000,000.00 50,259,000.00
112226 FHLB 2.08 (CALLABLE 2.0800 12/09/25 25,000,000.00 25,000,000.00 25,129,500.00
112264 FHLB 2.02 (CALLABLE 2.0200 12/04/24 50,000,000.00 50,000,000.00 50,103,500.00
112296 FHLB 2.30 (CALLABLE 2.3000 12/09/26 50,000,000.00 50,000,000.00 50,095,500.00
112297 FHLB 2.30 (CALLABLE 2.3000 12/09/26 47,000,000.00 47,000,000.00 47,089,770.00
112330 FHLB 2.07 (CALLABLE 2.0700 12/11/25 50,000,000.00 50,000,000.00 50,092,500.00
112331 FHLB 2.07 (CALLABLE 2.0700 12/11/25 25,000,000.00 25,000,000.00 25,046,250.00
112332 FHLB 2.02 (CALLABLE 2.0200 12/16/26 50,000,000.00 50,000,000.00 51,057,500.00
112333 FHLB 2.14 (CALLABLE 2.1400 12/17/26 50,000,000.00 50,000,000.00 50,238,000.00
112334 FHLB 2.14 (CALLABLE 2.1400 12/17/26 26,265,000.00 26,265,000.00 26,390,021.40
112335 FHLB 2.00 (CALLABLE 2.0000 12/19/24 50,000,000.00 50,000,000.00 50,110,000.00
112382 FHLB 2.09 (CALLABLE 2.0900 12/26/25 50,000,000.00 50,000,000.00 50,116,000.00
112383 FHLB 2.09 (CALLABLE 2.0900 12/26/25 50,000,000.00 50,000,000.00 50,116,000.00
112399 FHLB 2.05 (CALLABLE 2.0500 12/16/24 41,215,000.00 41,215,000.00 41,307,733.75
112400 FHLB 2.20 (CALLABLE 2.2000 12/18/26 25,000,000.00 25,000,000.00 25,131,500.00
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112416 FHLB 2.00 (CALLABLE 2.0000 12/11/24 50,000,000.00 50,000,000.00 50,213,000.00
112471 FHLB 2.00 (CALLABLE 2.0000 12/11/24 17,155,000.00 17,146,775.77 17,228,080.30
112486 FHLB 2.09 (CALLABLE 2.0900 12/23/26 40,000,000.00 40,000,000.00 40,830,400.00
112510 FHLB 2.20 (CALLABLE 2.2000 12/23/26 50,000,000.00 50,000,000.00 50,301,000.00
112637 FHLB 1.875 1.8750 12/09/22 50,000,000.00 50,306,135.26 51,260,000.00
112712 FHLB 1.92 (CALLABLE 1.9200 01/22/25 47,000,000.00 47,000,000.00 47,282,470.00
112735 FHLB 1.94 (CALLABLE 1.9400 01/28/25 50,000,000.00 50,000,000.00 50,257,500.00
112751 FHLB 1.76 (CALLABLE 1.7600 01/29/24 50,000,000.00 50,000,000.00 50,285,500.00
112752 FHLB 1.76 (CALLABLE 1.7600 01/29/24 5,000,000.00 5,000,000.00 5,028,550.00
112753 FHLB 2.10 (CALLABLE 2.1000 01/29/27 50,000,000.00 50,000,000.00 50,286,000.00
112754 FHLB 2.10 (CALLABLE 2.1000 01/29/27 15,000,000.00 15,000,000.00 15,085,800.00
FHLB TOTAL 2,892,755,000.00  2,892,720,419.86  2,908,926,577.30
112982 FHLB D-N 1.5600 03/20/20 50,000,000.00 49,958,833.33 49,961,500.00
112983 FHLB D-N 1.5600 03/20/20 11,000,000.00 10,990,943.33 10,991,530.00
112984 FHLB D-N 1.5650 04/03/20 50,000,000.00 49,928,270.84 49,933,000.00
112991 FHLB D-N 1.5600 04/02/20 49,923,000.00 49,853,773.44 49,858,100.10
FHLB DISC TOTAL 160,923,000.00 160,731,820.94 160,744,130.10
101157 FHLMC 1.55 (CALLABL 1.5500 10/13/20 50,000,000.00 49,998,282.66 50,028,500.00
101176 FHLMC 1.40 (CALLABL 1.4000 04/06/20 50,000,000.00 50,000,000.00 49,992,500.00
101229 FHLMC 1.525 (CALLAB 1.5250 10/07/20 50,000,000.00 50,000,000.00 50,024,000.00
101510 FHLMC 1.50 (CALLABL 1.5000 05/18/20 25,000,000.00 25,000,000.00 25,006,750.00
101528 FHLMC 1.35 (CALLABL 1.3500 05/26/20 18,000,000.00 18,000,000.00 17,995,680.00
101574 FHLMC 1.46 (CALLABL 1.4600 08/25/20 25,000,000.00 24,999,173.15 25,023,000.00
101575 FHLMC 1.45 (CALLABL 1.4500 05/28/20 25,000,000.00 25,000,000.00 25,010,750.00
101581 FHLMC 1.50 (CALLABL 1.5000 08/28/20 25,000,000.00 25,000,000.00 25,027,000.00
101586 FHLMC 1.45 (CALLABL 1.4500 05/22/20 25,000,000.00 25,000,000.00 25,003,750.00
101588 FHLMC 1.50 (CALLABL 1.5000 08/28/20 10,000,000.00 10,000,000.00 10,010,800.00
101601 FHLMC 1.45 (CALLABL 1.4500 05/22/20 25,000,000.00 25,000,000.00 25,004,000.00
101641 FHLMC 1.70 (CALLABL 1.7000 12/02/20 25,000,000.00 25,000,000.00 25,025,500.00
101921 FHLMC 1.47 (CALLABL 1.4700 06/29/20 25,000,000.00 25,000,000.00 25,010,750.00
102001 FHLMC 1.33 (CALLABL 1.3300 12/30/20 50,000,000.00 50,000,000.00 50,009,000.00
102002 FHLMC 1.33 (CALLABL 1.3300 12/30/20 50,000,000.00 50,000,000.00 50,009,000.00
102006 FHLMC 1.33 (CALLABL 1.3300 12/30/20 25,000,000.00 25,000,000.00 25,004,500.00
102007 FHLMC 1.33 (CALLABL 1.3300 12/30/20 50,000,000.00 50,000,000.00 50,009,000.00
102011 FHLMC 1.33 (CALLABL 1.3300 12/30/20 50,000,000.00 50,000,000.00 50,002,500.00
102012 FHLMC 1.28 (CALLABL 1.2800 09/30/20 50,000,000.00 50,000,000.00 50,013,000.00
102014 FHLMC 1.32 (CALLABL 1.3200 09/30/20 50,000,000.00 50,000,000.00 50,014,500.00
102015 FHLMC 1.33 (CALLABL 1.3300 12/30/20 50,000,000.00 50,000,000.00 50,009,000.00
102016 FHLMC 1.33 (CALLABL 1.3300 12/30/20 50,000,000.00 50,000,000.00 50,009,000.00
102291 FHLMC 1.45 (CALLABL 1.4500 05/26/21 50,000,000.00 50,000,000.00 50,038,500.00
102429 FHLMC 1.41 (CALLABL 1.4100 02/24/21 50,000,000.00 50,000,000.00 50,041,500.00
102432 FHLMC 1.62 (CALLABL 1.6200 09/16/21 25,000,000.00 25,000,000.00 25,004,750.00
102433 FHLMC 1.46 (CALLABL 1.4600 09/14/20 25,000,000.00 25,000,000.00 25,004,250.00
102448 FHLMC 1.43 (CALLABL 1.4300 09/21/20 25,000,000.00 25,000,000.00 25,006,750.00
102449 FHLMC 1.45 (CALLABL 1.4500 09/14/20 25,000,000.00 25,000,000.00 25,004,500.00
102458 FHLMC 1.625 (CALLAB 1.6250 09/23/21 25,000,000.00 25,000,000.00 25,007,500.00
102474 FHLMC 1.625 (CALLAB 1.6250 09/23/21 25,000,000.00 25,000,000.00 25,007,250.00
102625 FHLMC 1.50 (CALLABL 1.5000 09/28/21 50,000,000.00 50,000,000.00 50,014,500.00
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102627 FHLMC 1.50 (CALLABL 1.5000 09/28/21 50,000,000.00 50,000,000.00 50,014,000.00
102628 FHLMC 1.50 (CALLABL 1.5000 09/28/21 50,000,000.00 50,000,000.00 50,014,500.00
102629 FHLMC 1.50 (CALLABL 1.5000 09/28/21 50,000,000.00 50,000,000.00 50,014,000.00
102630 FHLMC 1.50 (CALLABL 1.5000 09/28/21 50,000,000.00 50,000,000.00 50,013,500.00
102631 FHLMC 1.50 (CALLABL 1.5000 09/28/21 50,000,000.00 50,000,000.00 50,013,500.00
102700 FHLMC 1.56 (CALLABL 1.5600 10/21/21 50,000,000.00 50,000,000.00 50,030,000.00
102706 FHLMC 1.60 (CALLABL 1.6000 10/27/21 50,000,000.00 50,000,000.00 50,035,500.00
102711 FHLMC 1.61 (CALLABL 1.6100 10/27/21 25,000,000.00 25,000,000.00 25,018,500.00
102860 FHLMC 1.56 (CALLABL 1.5600 10/27/21 50,000,000.00 50,000,000.00 50,033,000.00
103009 FHLMC 1.625 (CALLAB 1.6250 11/26/21 50,000,000.00 50,000,000.00 50,058,500.00
103045 FHLMC 1.82 (CALLABL 1.8200 12/01/21 25,000,000.00 24,997,808.21 25,021,500.00
110165 FHLMC 2.95 (CALLABL 2.9500 03/27/24 25,000,000.00 25,000,000.00 25,031,250.00
110357 FHLMC 2.70 (CALLABL 2.7000 04/01/24 25,000,000.00 25,000,000.00 25,031,000.00
110359 FHLMC 2.65 (CALLABL 2.6500 04/15/24 25,000,000.00 25,000,000.00 25,044,000.00
110362 FHLMC 2.65 (CALLABL 2.6500 04/17/24 25,000,000.00 25,000,000.00 25,045,750.00
110376 FHLMC 2.75 (CALLABL 2.7500 04/10/24 25,000,000.00 25,000,000.00 25,041,500.00
110397 FHLMC 2.75 (CALLABL 2.7500 04/15/24 25,000,000.00 25,000,000.00 25,047,000.00
110443 FHLMC 2.78 (CALLABL 2.7800 04/10/24 25,000,000.00 25,000,000.00 25,042,250.00
110445 FHLMC 2.75 (CALLABL 2.7500 04/22/24 25,000,000.00 25,000,000.00 25,054,500.00
110544 FHLMC 2.80 (CALLABL 2.8000 04/24/24 25,000,000.00 25,000,000.00 25,058,500.00
110593 FHLMC 2.80 (CALLABL 2.8000 04/24/24 20,000,000.00 20,000,000.00 20,046,800.00
110594 FHLMC 2.60 (CALLABL 2.6000 05/03/24 50,000,000.00 50,000,000.00 50,806,000.00
110670 FHLMC 2.44 (CALLABL 2.4400 05/07/21 25,000,000.00 25,000,000.00 25,049,500.00
110671 FHLMC 2.44 (CALLABL 2.4400 05/07/21 25,000,000.00 25,000,000.00 25,049,500.00
110672 FHLMC 2.65 (CALLABL 2.6500 05/13/24 25,000,000.00 25,000,000.00 25,251,000.00
110712 FHLMC 2.675 (CALLAB 2.6750 05/22/23 25,000,000.00 25,000,000.00 25,074,750.00
110713 FHLMC 2.65 (CALLABL 2.6500 05/23/24 25,000,000.00 25,000,000.00 25,260,000.00
110796 FHLMC 2.44 (CALLABL 2.4400 05/28/24 50,000,000.00 50,000,000.00 50,752,500.00
110811 FHLMC 2.45 (CALLABL 2.4500 05/24/24 50,000,000.00 50,000,000.00 50,450,000.00
110837 FHLMC 2.45 (CALLABL 2.4500 05/28/24 25,000,000.00 25,000,000.00 25,380,500.00
110914 FHLMC 2.40 (CALLABL 2.4000 06/10/22 50,000,000.00 50,000,000.00 50,185,500.00
110915 FHLMC 2.40 (CALLABL 2.4000 06/10/22 50,000,000.00 50,000,000.00 50,185,500.00
110975 FHLMC 2.40 (CALLABL 2.4000 06/17/24 25,000,000.00 25,000,000.00 25,067,250.00
111032 FHLMC 2.20 (CALLABL 2.2000 06/25/24 25,000,000.00 25,000,000.00 25,077,750.00
111043 FHLMC 2.25 (CALLABL 2.2500 07/01/24 25,000,000.00 25,000,000.00 25,086,000.00
111044 FHLMC 2.25 (CALLABL 2.2500 07/10/24 25,000,000.00 25,000,000.00 25,092,500.00
111086 FHLMC 2.22 (CALLABL 2.2200 06/26/24 50,000,000.00 50,000,000.00 50,160,500.00
111089 FHLMC 2.22 (CALLABL 2.2200 06/26/24 50,000,000.00 50,000,000.00 50,160,500.00
111091 FHLMC 2.25 (CALLABL 2.2500 06/26/24 50,000,000.00 50,000,000.00 50,164,500.00
111092 FHLMC 2.22 (CALLABL 2.2200 06/26/24 50,000,000.00 50,000,000.00 50,160,000.00
111093 FHLMC 2.20 (CALLABL 2.2000 07/08/24 25,000,000.00 25,000,000.00 25,086,500.00
111168 FHLMC 2.30 (CALLABL 2.3000 07/15/24 25,000,000.00 25,000,000.00 25,100,500.00
111169 FHLMC 2.30 (CALLABL 2.3000 07/15/24 25,000,000.00 25,000,000.00 25,100,500.00
111213 FHLMC 2.26 (CALLABL 2.2600 07/29/24 25,000,000.00 25,000,000.00 25,107,250.00
111214 FHLMC 2.32 (CALLABL 2.3200 07/29/24 25,000,000.00 25,000,000.00 25,044,500.00
111215 FHLMC 2.31 (CALLABL 2.3100 07/29/24 25,000,000.00 25,000,000.00 25,112,750.00
111256 FHLMC 2.20 (CALLABL 2.2000 07/29/25 50,000,000.00 50,000,000.00 50,405,500.00
111269 FHLMC 2.27 (CALLABL 2.2700 07/29/24 25,000,000.00 25,000,000.00 25,108,250.00
111283 FHLMC 2.25 (CALLABL 2.2500 08/05/24 25,000,000.00 25,000,000.00 25,095,500.00
111284 FHLMC 2.25 (CALLABL 2.2500 08/14/24 25,000,000.00 25,000,000.00 25,101,000.00
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111307 FHLMC 2.30 (CALLABL 2.3000 08/14/24 25,000,000.00 25,000,000.00 25,122,500.00
111467 FHLMC 2.01 (CALLABL 2.0100 08/28/24 50,000,000.00 50,000,000.00 50,194,500.00
111627 FHLMC 2.13 (CALLABL 2.1300 09/25/24 25,000,000.00 25,000,000.00 25,129,000.00
111628 FHLMC 2.13 (CALLABL 2.1300 09/25/24 25,000,000.00 25,000,000.00 25,129,250.00
111643 FHLMC 2.12 (CALLABL 2.1200 09/24/24 50,000,000.00 50,000,000.00 50,255,500.00
111644 FHLMC 2.12 (CALLABL 2.1200 09/25/24 50,000,000.00 50,000,000.00 50,257,000.00
111670 FHLMC 2.08 (CALLABL 2.0800 09/25/24 50,000,000.00 50,000,000.00 50,245,000.00
111736 FHLMC 2.15 (CALLABL 2.1500 09/25/24 25,000,000.00 25,000,000.00 25,132,500.00
111744 FHLMC 2.05 (CALLABL 2.0500 10/02/24 25,000,000.00 25,000,000.00 25,122,250.00
111745 FHLMC 2.05 (CALLABL 2.0500 10/15/24 25,000,000.00 25,000,000.00 25,129,250.00
111764 FHLMC 2.10 (CALLABL 2.1000 10/07/24 25,000,000.00 25,000,000.00 25,022,000.00
111772 FHLMC 2.07 (CALLABL 2.0700 04/09/25 50,000,000.00 50,000,000.00 50,021,000.00
111780 FHLMC 2.10 (CALLABL 2.1000 10/16/25 50,000,000.00 50,000,000.00 50,024,500.00
111787 FHLMC 2.00 (CALLABL 2.0000 10/21/24 50,000,000.00 50,000,000.00 50,054,000.00
111798 FHLMC 2.05 (CALLABL 2.0500 10/09/24 50,000,000.00 50,000,000.00 50,043,500.00
111820 FHLMC 2.00 (CALLABL 2.0000 04/29/26 50,000,000.00 50,000,000.00 50,137,500.00
111830 FHLMC 2.08 (CALLABL 2.0800 04/29/25 50,000,000.00 50,000,000.00 50,046,500.00
111831 FHLMC 2.12 (CALLABL 2.1200 04/29/25 50,000,000.00 50,000,000.00 50,046,500.00
111832 FHLMC 2.10 (CALLABL 2.1000 10/29/24 50,000,000.00 50,000,000.00 50,071,000.00
111833 FHLMC 2.10 (CALLABL 2.1000 10/29/24 50,000,000.00 50,000,000.00 50,071,000.00
111834 FHLMC 2.08 (CALLABL 2.0800 04/29/25 50,000,000.00 50,000,000.00 50,046,500.00
111844 FHLMC 2.10 (CALLABL 2.1000 10/29/24 25,000,000.00 25,000,000.00 25,035,500.00
111883 FHLMC 2.01 (CALLABL 2.0100 10/28/24 50,000,000.00 50,000,000.00 50,260,000.00
111927 FHLMC 2.13 (CALLABL 2.1300 10/28/24 50,000,000.00 50,000,000.00 50,072,000.00
111971 FHLMC 2.02 (CALLABL 2.0200 11/13/24 50,000,000.00 50,000,000.00 50,282,000.00
111987 FHLMC 2.05 (CALLABL 2.0500 11/18/24 50,000,000.00 50,000,000.00 50,296,000.00
111988 FHLMC 2.13 (CALLABL 2.1300 11/14/24 50,000,000.00 50,000,000.00 50,092,500.00
112038 FHLMC 2.05 (CALLABL 2.0500 11/08/24 50,000,000.00 50,000,000.00 50,077,000.00
112039 FHLMC 2.05 (CALLABL 2.0500 11/08/24 50,000,000.00 50,000,000.00 50,077,000.00
112040 FHLMC 2.05 (CALLABL 2.0500 11/08/24 50,000,000.00 49,976,559.93 50,077,000.00
112053 FHLMC 2.00 (CALLABL 2.0000 11/19/24 50,000,000.00 50,000,000.00 50,280,500.00
112072 FHLMC 2.06 (CALLABL 2.0600 11/26/24 50,000,000.00 50,000,000.00 50,099,500.00
112073 FHLMC 2.06 (CALLABL 2.0600 11/26/24 25,000,000.00 25,000,000.00 25,049,750.00
112074 FHLMC 2.00 (CALLABL 2.0000 11/25/24 50,000,000.00 50,000,000.00 50,286,000.00
112075 FHLMC 2.01 (CALLABL 2.0100 11/25/24 50,000,000.00 50,000,000.00 50,291,500.00
112200 FHLMC 2.01 (CALLABL 2.0100 11/26/24 50,000,000.00 50,000,000.00 50,092,500.00
112224 FHLMC 2.00 (CALLABL 2.0000 12/04/24 50,000,000.00 50,000,000.00 50,101,000.00
112239 FHLMC 2.02 (CALLABL 2.0200 12/04/24 50,000,000.00 50,000,000.00 50,104,000.00
112241 FHLMC 2.01 (CALLABL 2.0100 12/04/24 50,000,000.00 50,000,000.00 50,102,500.00
112242 FHLMC 2.01 (CALLABL 2.0100 12/04/24 50,000,000.00 50,000,000.00 50,102,500.00
112250 FHLMC 2.03 (CALLABL 2.0300 12/04/24 50,000,000.00 50,000,000.00 50,104,000.00
112265 FHLMC 2.04 (CALLABL 2.0400 12/16/24 50,000,000.00 50,000,000.00 50,119,000.00
112365 FHLMC 2.08 (CALLABL 2.0800 12/30/26 50,000,000.00 50,000,000.00 50,291,500.00
112381 FHLMC 2.00 (CALLABL 2.0000 06/19/24 50,000,000.00 50,000,000.00 50,117,000.00
112398 FHLMC 2.05 (CALLABL 2.0500 12/12/24 50,000,000.00 50,000,000.00 50,105,000.00
112401 FHLMC 2.05 (CALLABL 2.0500 12/26/24 50,000,000.00 50,000,000.00 50,120,000.00
112420 FHLMC 2.00 (CALLABL 2.0000 12/23/25 50,000,000.00 50,000,000.00 50,300,000.00
112421 FHLMC 2.00 (CALLABL 2.0000 12/23/25 50,000,000.00 50,000,000.00 50,300,000.00
112422 FHLMC 2.01 (CALLABL 2.0100 12/23/26 50,000,000.00 50,000,000.00 50,628,000.00
112423 FHLMC 2.01 (CALLABL 2.0100 12/23/26 50,000,000.00 50,000,000.00 50,628,000.00
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112439 FHLMC 2.01 (CALLABL
112453 FHLMC 2.00 (CALLABL
112500 FHLMC 2.15 (CALLABL
112501 FHLMC 2.16 (CALLABL
112511 FHLMC 2.08 (CALLABL
112512 FHLMC 2.08 (CALLABL
112522 FHLMC 2.01 (CALLABL
112525 FHLMC 2.025 (CALLAB
112526 FHLMC 2.07 (CALLABL
112545 FHLMC 2.00 (CALLABL
112648 FHLMC 2.00 (CALLABL
112649 FHLMC 2.00 (CALLABL
112650 FHLMC 2.00 (CALLABL
112703 FHLMC 2.00 (CALLABL
112704 FHLMC 2.00 (CALLABL
112705 FHLMC 2.00 (CALLABL
112706 FHLMC 2.03 (CALLABL
112901 FHLMC 1.50

112981 FHLMC 1.55 (CALLABL
112990 FHLMC 1.625 (CALLAB
FHLMC Fxd-(S) TOTAL

111849 FHLMC 2.07 (CALLABL
112240 FHLMC 2.05 (CALLABL
FHLMC Fxd-(Q) TOTAL

100654 FNMA 1.50 (CALLABLE
100670 FNMA 1.40 (CALLABLE
101336 FNMA 1.45 (CALLABLE
101584 FNMA 1.50 (CALLABLE
101587 FNMA 1.65 (CALLABLE
101612 FNMA 1.51 (CALLABLE
101620 FNMA 1.71 (CALLABLE
101633 FNMA 1.625 (CALLABL
101686 FNMA 1.70 (CALLABLE
101928 FNMA 1.45 (CALLABLE
101942 FNMA 1.46 (CALLABLE
101952 FNMA 1.53 (CALLABLE
101953 FNMA 1.48 (CALLABLE
101954 FNMA 1.48 (CALLABLE
101956 FNMA 1.50 (CALLABLE
101959 FNMA 1.50 (CALLABLE
101970 FNMA 1.625 (CALLABL
102082 FNMA 1.50 (CALLABLE
102101 FNMA 1.45 (CALLABLE
102104 FNMA 1.53 (CALLABLE
102105 FNMA 1.48 (CALLABLE
102106 FNMA 1.53 (CALLABLE
102110 FNMA 1.53 (CALLABLE
102111 FNMA 1.48 (CALLABLE

2.0100
2.0000
2.1500
2.1600
2.0800
2.0800
2.0100
2.0250
2.0700
2.0000
2.0000
2.0000
2.0000
2.0000
2.0000
2.0000
2.0300
1.5000
1.5500
1.6250

2.0700
2.0500

1.5000
1.4000
1.4500
1.5000
1.6500
1.5100
1.7100
1.6250
1.7000
1.4500
1.4600
1.5300
1.4800
1.4800
1.5000
1.5000
1.6250
1.5000
1.4500
1.5300
1.4800
1.5300
1.5300
1.4800

12/23/26
06/24/24
12/23/26
12/23/26
12/24/24
12/24/24
12/24/24
06/26/24
12/24/24
09/30/24
01/21/25
01/21/25
01/21/25
01/21/25
01/21/25
01/21/25
07/21/25
02/12/25
08/26/21
02/28/24

04/29/25
12/02/25

08/17/20
05/22/20
04/27/20
08/28/20
04/28/21
06/08/20
06/02/21
09/02/20
12/07/20
06/30/20
09/30/20
12/29/20
06/29/20
06/29/20
09/29/20
09/29/20
06/30/21
07/27/21
01/27/21
07/27/21
04/27/21
07/27/21
07/27/21
04/27/21

50,000,000.00
50,000,000.00
50,000,000.00
50,000,000.00
50,000,000.00
50,000,000.00
50,000,000.00
50,000,000.00
50,000,000.00
50,000,000.00
50,000,000.00
50,000,000.00
50,000,000.00
50,000,000.00
50,000,000.00
50,000,000.00
50,000,000.00
25,000,000.00
50,000,000.00
25,000,000.00

50,000,000.00
50,000,000.00
50,000,000.00
50,000,000.00
50,000,000.00
50,000,000.00
50,000,000.00
50,000,000.00
50,000,000.00
50,000,000.00
50,000,000.00
50,000,000.00
50,000,000.00
50,000,000.00
50,000,000.00
50,000,000.00
50,000,000.00
24,980,918.77
50,000,000.00
25,000,000.00

50,626,000.00
50,113,000.00
50,313,500.00
50,307,500.00
50,124,500.00
50,124,500.00
50,320,500.00
50,125,500.00
50,123,500.00
50,214,500.00
50,310,500.00
50,310,500.00
50,310,500.00
50,119,500.00
50,119,500.00
50,119,500.00
50,133,500.00
25,558,250.00
50,014,000.00
25,024,250.00

6,048,000,000.00

6,047,952,742.72

6,066,962,030.00

50,000,000.00
50,000,000.00

50,000,000.00
50,000,000.00

50,121,000.00
50,165,000.00

100,000,000.00

100,000,000.00

100,286,000.00

25,000,000.00
25,000,000.00
50,000,000.00
25,000,000.00
25,000,000.00
25,000,000.00
25,000,000.00
25,000,000.00
25,000,000.00
50,000,000.00
25,000,000.00
50,000,000.00
25,000,000.00
25,000,000.00
50,000,000.00
25,000,000.00

5,000,000.00
50,000,000.00
25,000,000.00
25,000,000.00
25,000,000.00
50,000,000.00
25,000,000.00
25,000,000.00

25,000,000.00
25,000,000.00
50,000,000.00
25,000,000.00
24,998,830.19
25,000,000.00
25,000,000.00
25,000,000.00
25,000,000.00
50,000,000.00
25,000,000.00
50,000,000.00
25,000,000.00
25,000,000.00
50,000,000.00
25,000,000.00

5,000,000.00
50,000,000.00
25,000,000.00
25,000,000.00
25,000,000.00
50,000,000.00
25,000,000.00
25,000,000.00

25,027,500.00
25,019,750.00
50,029,000.00
25,033,250.00
25,023,750.00
25,027,500.00
25,000,000.00
25,000,000.00
25,001,750.00
50,021,000.00
25,010,500.00
50,014,500.00
25,012,250.00
25,012,250.00
50,014,000.00
25,012,000.00

5,002,450.00
50,036,500.00
25,010,750.00
25,019,250.00
25,017,250.00
50,039,500.00
25,019,750.00
25,016,250.00







































































































































































